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ABSTRAK

Penelitian ini bertujuan untuk menguji Pengaruh Return On Assets
(ROA), Earning Per Share (EPS), dan Debt-to-Equity Ratio (DER) Terhadap Harga
Saham Pada Sub Sektor Minyak, Gas, dan Batu Bara Yang Terdaftar Di Bursa
Efek Indonesia. Populasi dalam penelitian ini sejumlah 73 perusahaan sub sektor
minyak, gas, dan batu bara yang terdaftar di Bursa Efek Indonesia. Teknik
pengambilan sampel yang digunakan adalah puposive sampling dan sampel yang
digunakan sebanyak 61 perusahaan. Teknik pengujian terdiri dari Analisis Statistik
Deskriptif, Uji Normalitas Data, Uji Multikolinearitas, Uji Heterokedastisitas, Uji
Autokorelsi, Uji t, dan Uji F. Hasil penelitian ini menunjukkan 1). Return On Assets
(ROA) berpengaruh negatif terhadap harga saham. 2) Earning Per Share (EPS)
berpengaruh negatif terhadap harga saham. 3) Debt to Equity Ratio (DER)
berpengaruh negatif terhadap harga saham. 4) Hasil uji F menyatakan bahwa
secara bersama-sama variabel Return On Assets (ROA), Earning Per Share
(EPS), dan Debt to Equity Ratio (DER) berpengaruh negatif terhadap harga

saham.
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ABSTRACT

This study aims to examine the Effect of Return On Assets (ROA), Earning
Per Share (EPS), and Debt-to-Equity Ratio (DER) on Stock Prices in the Oil, Gas,
and Coal Sub-Sectors Listed on the Indonesia Stock Exchange. The population in
this study was 73 oil, gas, and coal sub-sector companies listed on the Indonesia
Stock Exchange. The sampling technique used was purposive sampling and the
sample used was 61 companies. Testing techniques consist of Descriptive
Statistical Analysis, Data Normality Test, Multicollinearity Test, Heteroscedasticity
Test, Autocorrelation Test, t-test, and F-test. The results of this study indicate 1).
Return On Assets (ROA) has a negative effect on stock prices. 2) Earning Per
Share (EPS) has a negative effect on stock prices. 3) Debt to Equity Ratio (DER)
has a negative effect on stock prices. 4) The results of the F test state that
together the variables Return On Assets (ROA), Earning Per Share (EPS), and
Debt to Equity Ratio (DER) have a negative effect on stock prices.
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